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$\mathrm{o}_{1}.\leq r\leq..r.\cdot,0\leq \mathrm{C}_{1}.\leq.c_{1}^{0}.\leq r.\cdot,$$\mathrm{q}_{+1}z\geq 0,b_{1}\geq 0,Rh_{1}\geq 0,p_{1}\geq 0(-i_{0/t)p_{\dot{l}}-c_{i}^{0}+r.-r_{\dot{l}}^{0}\geq 0}^{0}.\leq r_{1}^{0}$
.
$x_{0}=0,$ $y:\geq 0,$ $w_{0,1}=0,$ $w_{-1,1}=0,$ $w.\cdot j\geq 0$
x: $(1-t_{0}/t)p:-c_{1}^{0}$. $+r:-r_{1}^{0}$. $\geq 0$
\mbox{\boldmath $\alpha$}





$i,$ $i=1,2,$ $\ldots,$ $n$ 4
(I) 1
z b: $0\leq b_{:}$ \leq z
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(II) t0





$t_{0}$ R t0 $t_{0}$
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(IV) $t_{0}$ R
z b: : $>(z+R)/g(t_{0}/t)$ 4
t0 R R
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$z-b:-1(\geq 0)$ , $0\leq b:-1\leq z$






$w:-1,:-b:(>0)$ , $0\leq b:<w:-1,$:
0, $\mathit{0}.w$ .






$\min\{z,y:\}+w:-1,:-b:$ , $w_{1-1,:+1}.=0,w:-1,: \leq b:<\min\{z,y:1+w:-1,$:
0, $\mathit{0}.w$ .






$z-b_{5}(\geq 0)$ , $0\leq b_{5}\leq z$
$z-b_{l}(<0)$ , $z<b:\leq z/g(t_{0}/t)$




$I_{t}^{1}$ ( $z$ ,b:) $I_{1}^{2}$. $(z,bt)$ $C.\cdot$ ( $z$ , , $b_{:}$ ) :
(I) 1





C.$\cdot$ (z, $y:,b:$ ) $=\mathrm{q}.y\dot{.}+h_{:}I.!(z,b:)+p:I^{2}.\cdot(z,b:)-r_{1}.b:$ ;
(II) $t_{0}$
$Q(T)=z-g(T/t)b_{\dot{\mathrm{t}}}$ , $0\leq T\leq t$ ;
$I_{1}!(z,b:)$ $=$ $\frac{1}{t}\int_{0}^{g^{-1}(z/b_{*})t}.\{z-g(T/t)b:\}dT$
$=$ $zg^{-1}(z/b_{i})-G(g^{-1}(z/b_{:}))b:$ ;
$I^{2}.\cdot(z, b:)$ $=$ $\frac{1}{t}\int_{g^{-1}(z/b)t}^{t}::\{g(T/t)b-z\}dT$
$=$ $b_{:}[G(1)-G(g^{-1}(z/b_{i}))]-z[1-g^{-1}(z/b_{:})]$;
C.$\cdot$ $(z, y_{\dot{l}}, b:)=\mathrm{q}.y_{\dot{l}}+h_{:}I.!(z, b:)+p_{\dot{l}}I^{2}\dot{.}(z, b:)-r:z-r_{\dot{l}}^{0}(b_{i}-z)$;
(III) to R
$Q(T)=\{$
$z-g(T/t)b:$ , $0\leq T<t_{0}$
;
$\{g(to/t)-1\}b_{i}$ , $to\leq T\leq t$
$I_{i}^{1}(z, b:)$ $=$ $\frac{1}{t}\int_{0}^{g^{-1}(z/b)t}:\{z-g(T/t)b_{i}\}dT$
$=$ $zg^{-1}(z/b_{i})-G(.g^{-1}(z/b_{:}))b_{i;}$
$I_{i}^{2}(z, b_{1}.)$ $=$ $\frac{1}{t}\int_{g^{-1}(z/b)t}^{t_{0}}:\{g(T/t)b_{i}-z\}dT+.\frac{1}{t}\int_{t_{0}}^{t}\{g(T/t)-g(t_{0}/t)\}b:dT$
$=$ $z[g^{-1}(z/b:)-t\mathrm{o}/t]+b:[G(1)-G(g^{-1}(z/b:))-(1-t_{0}/t)g(t_{0}/t)]$;
$c_{i}(z, y_{\dot{\iota}}, b_{\dot{l}})=c_{i}y_{i}+c_{\dot{l}}^{0}\{g(t_{0}/t)b:-z\}+h:I.!(Z, b:)+p:^{I_{1}^{2}(z,b)-r}.::g(t_{0}/t)b:-r_{\dot{l}}^{0}\{1-g(t_{0}/t)\}b:$ :
(IV) t R
$Q(T)=\{$
$z-g(T/t)b:$ , $0\leq T<t_{0}$
$z+R-g(T/t)b_{\dot{l}}$ , $t_{0}\leq T\leq t$
$I_{l}!(z, b:)$ $=$ $\frac{1}{t}\int_{0}^{g^{-1}(z/b)t}:\{z-g(T/t)b_{j}\}dT$
$=$ $zg^{-1}(z/b\dot{.})-G(.\cdot g^{-1}(z/b_{:}))b:$ ;










$i$ $C_{1}.(z,$ $y:$ , b $E[C_{1}.(z, y:, b_{i})]$
$E[C.\cdot(z_{:}y:,b:)]$ $=$ $\int_{0}^{\infty}C\dot{.}(z,y:,b:)\phi(b:)db$:
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z $E[C.\cdot(z, y:, b:)]$ 2






. $=dzd^{\mathit{2}}E[y_{1}.]\geq 0$ \phi (b b: z
y: $i$ $y$:\geq z
$i-1$ $i$
$y$: $i-1$ $z$ $i$ $z$
. $n$ $i,$ $i=2,$ $\ldots,$ $n$
yi\geq z z $n$ $i-1$ $n-i+1$
$i_{1},$ $i_{2},$
$\ldots,$
$i_{m}$ $y:\geq z$ $i$ $n$ fi
$y_{i_{j}}=z,$ $y_{i_{j}+1}<z,$ $\ldots,$ $y_{\dot{l}}j+1-1<z,$ $y_{\mathrm{j}+1}.\cdot=x.\cdot \mathrm{j}+1-1$
$E[y:]$ z
$y_{j}.\cdot=z$
$i_{j}+2k+1$ $l=0,$ $\ldots,$ $k-1$ $b:+2\iota,$ $z-b:+2l+1,$ $b:+2k$




$r_{i}^{0}=r_{i}\dagger 1,r:=\alpha r:+1,$ $c^{0}.\cdot=\alpha c_{\dot{|}+1}^{0},$ $h_{\dot{l}}=\alpha h_{\dot{\iota}+1},p_{1}$. $=\alpha p:+1$ for $i=1,$ $\ldots,n-1$
$c_{i}=\alpha c:+1$ for $i=1,$ $\ldots,n$
$r_{1}=r,c_{1}=c,c_{1}^{0}=c^{0},$ $h_{1}=h,p_{1}=p$






$O(z)$ $=$ $\alpha c\{$ $- \int_{z}^{\infty}(b-z)\phi(b)db+\int_{z/g(t_{0}/t)}^{(z+R)/g(t_{0}/t)}(z-g(t_{0}/t)b)\phi(b)db$
39
$-\ovalbox{\tt\small REJECT}$ $\ovalbox{\tt\small REJECT}\sim b\beta(b)db$
$(z+R)/g(t_{0}/t)$
$f_{n}(y,w)$ y $w$ $n$
$f_{1}(y,w)$ $=$ $\min_{z\geq 0}\{H(y, z)+O(z)\}$
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